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Hrs Topic Pages

��� Boundary Value Problems Notes
��� Taylor Series� Finite Di�erences� Domain Discretization ������ 	
��	
��	 Thomas Algorithm� Discrete and Di�erential eigenvalues Appendix A �����	�
�� Review of topics from multivariable calculus Notes

��� Classi�cation of PDE�s and systems of equations ����
� �����
�� Method of characteristics Notes
��� D�Alembert�s sol� to �D wave eq� Notes� �	���

��� �D Heat� Separation of Variables� Analysis of solution Notes� ���� �
���
�� Midterm
���
 Finite Di�erences for the �D Parabolic �Heat� eq� �	���
���� Consistency� Convergence� Stability� Lax Equivalence Thm� ������ ����	
��� von Neumann stability analysis �����
���� ��D Parabolic eq� methods� A�D�I� ����

���� Analytical sol�s of ��D Elliptic eq�s Notes� 	��� �����
���� Direct and Iterative methods �Jacobi� Gauss�Seidel� SOR� Notes� �����
���� Norms� Matrix method for stability analysis Notes� ����	

���� Analysis of the Upstream Di�erencing Method 
���
��� Lax�Wendro� and MacCormack methods ���
��� Burgers� Equation �Inviscid� �	��
��
 Lax�Wendro� and MacCormack methods �����
�� Burgers� Equation �viscous� ������
��� Lax�Wendro� and MacCormack methods �������
��� ��D Methods �Time split MacCormack and ADI� ��
����
��� Holiday
� Final Exam� �� March ��� 
��
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